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1 Global Complex Types



1.1 BrokerEquityOption

1.1.1 Description:

A type for defining the broker equity options.

1.1.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type EquityDerivativeShortFormBase)
» Atype for defining short form equity option basic features

deltaCrossed (exactly one occurrence; of the type xsd:boolean)
brokerageFee (exactly one occurrence; of the type Money)
brokerNotes (exactly one occurrence; of the type xsd:string)

1.1.3 Used by:
*  Element: brokerEquityOption

1.1.4 Derived Types:

1.1.5 Figure:
1.1.6 Schema Fragment:

<xsd:conp|exT¥pe name="Br oker Equi t yOpt i on" >
<xsd: annotati on>
<xsd:docunentat|pn_xn1:Iangz"en"> ) )
A type for defining the broker equity options.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > ) ) )
<xsd: ext ensi on base="Equi tyDeri vati veShort For mBase" >
<xsd: sequence>
<xsd: el ement nane="del t aCrossed" type="xsd: bool ean"/>
<xsd: el ement nane="br oker ageFee" type="ane¥"1>
<xsd: el enent nanme="br oker Not es" type="xsd:sftring"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-eqd-4-2.xsd#Element.brokerEquityOption

1.2 CalendarSpread

1.2.1 Description:

A type for defining a calendar spread feature

1.2.2 Contents:

expirationDateTwo (exactly one occurrence; of the type AdjustableOrRelativeDate)
1.2.3 Used by:

Complex type: StrategyFeature
1.2.4 Derived Types:

1.2.5 Figure:
1.2.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Cal endar Spr ead" >
<xsd: annot ati on>
<xsd:docunentat|on_xn1:IanP:"en">
Atype for defining a calendar spread feature
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . . . .
<xsd: el ement nane="expirati onDat eTwo" type="Adj ustabl eORel ati veDate"/>
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-eqd-4-2.xsd#Complex.StrategyFeature

1.3 EquityAmericanExercise

1.3.1 Description:

A type for defining exercise procedures associated with an American style exercise of an equity option. This
entity inherits from the type SharedAmericanExercise.

1.3.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type SharedAmericanExercise)
« TBA

latestExerciseTimeType (zero or one occurrence; of the type TimeTypeEnum) The latest time of day at
which the equity option can be exercised, for example the official closing time of the exchange.

equityExpirationTimeType (exactly one occurrence; of the type TimeTypeEnum) The time of day at which
the equity option expires, for example the official closing time of the exchange.

equityExpirationTime (zero or one occurrence; of the type BusinessCenterTime) The specific time of day at
which the equity option expires.

equityMultipleExercise (zero or one occurrence; of the type EquityMultipleExercise) The presence of this
element indicates that the option may be exercised on different days. It is not applicable to European options.

1.3.3 Used by:
*  Complex type: EquityExerciseValuationSettlement

1.3.4 Derived Types:

1.3.5 Figure:
1.3.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Equi t yAneri canExerci se" >
<xsd: annot ati on>
<xsd: docupent ation xnl:lang="en"> ) )
A type for defining exercCise procedures associated with an )
Anerican style exefcise of an equity option. This entity Inherits
fromthe type SharedAneri canExerci se
</ xsd: docunent ati on>
<xsd: docunentatijon xm : | ang="de"> o ) )
XKP,zur Definition der AlsiUbungsprozesse bei einer anerikani schen
Aktienoption. Diese Einheit leitet sich ab vom Typ
Shar edAner | canExer ci se
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> _ -
<xsd: ext ensi on base="Shar edAneri canExerci se">
<xsd: sequence> ) ) ) )
<xsd: el enent nanme="| at est Exer ci seTi neType" type="Ti neTypeEnunt m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunmentati on xm : |l ang="en" > ) )
The latest time of day af which the equity OPIIOH can be
exerci sed, for exanple the official closihg tine of the
exchange. .
</ xsd: doCunent ati on>

<xsd: docupentation xm :|lang="de"> ) )
Tageszelt der |etztnogli chen Ausubun% der Aktienoption
zum Bei spi el der offizielle Borsenschluss.

</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > i i ] i )
<xsd: el ement nanme="equityExpi rationTi meType" type="Ti meTypeEnuni >
<xsd: annot ati on>
<xsd: docunentation xnm ;| ang="en"> ) )
The tinme of day,at which™the equity oPtlon expires, for
exanple the official closing tine of the exchange.
</ xsd: docunent ati on> .
<xsd: docunent ati on xnl:lan?; de" > ) o
Tageszelt, zu der die Akfienoption verfallt, zum Bei spi el
der offizielle Borsenschluss.
</ xsd: docunent ati on>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-eqd-4-2.xsd#Complex.EquityExerciseValuationSettlement

</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) ) ) )
<xsd: el enrent nane="equi tyExpi rationTi ne" type="Busi nessCenterTi ne" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> . .
The specific time of day at which the equity option
expires.
</xsg:docunentat|on>
<xsd: docunentation xm : 1 ang="de"> | _ )
CGenaue Tageszejt, an der die Aktienoption verfallt.
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . . . .
<xsd: el ement nanme="equityMul ti pl eExercise" type="EquityMiltipleExercise" mnCccurs="0":
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> | )
The Bresence_of this element indicates that the option
may be exercised on different days. It is not applicable
t o” Eur opean opti ons.
</ xsd: docunent ati on>
<xsd: docunentation xnl : | ang="de"> . .
I st di eses El enent_vorhanden, kann die Option an | |
unt erschi edl | chen _Tagen ausgelibt werden. N cht zul dssig
bei europai schen Optionen.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.4 EquityBermudaExercise

1.4.1 Description:

A type for defining exercise procedures associated with a Bermuda style exercise of an equity option.
1.4.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type SharedAmericanExercise)
« TBA

bermudaExerciseDates (exactly one occurrence; of the type DatelList) List of Exercise Dates for a Bermuda
option

latestExerciseTimeType (zero or one occurrence; of the type TimeTypeEnum) The latest time of day at
which the equity option can be exercised, for example the official closing time of the exchange.

equityExpirationTimeType (exactly one occurrence; of the type TimeTypeEnum) The time of day at which
the equity option expires, for example the official closing time of the exchange.

equityExpirationTime (zero or one occurrence; of the type BusinessCenterTime) The specific time of day at
which the equity option expires.

equityMultipleExercise (zero or one occurrence; of the type EquityMultipleExercise) The presence of this
element indicates that the option may be exercised on different days. It is not applicable to European options.

1.4.3 Used by:
»  Complex type: EquityExerciseValuationSettlement

1.4.4 Derived Types:

1.4.5 Figure:
1.4.6 Schema Fragment:

<xsd: conpl exType name="Equi t yBer nudaExer ci se" >
<xsd: annot ati on>
<xsd: docupent ation xnl:lang="en"> ) )
A type for defining exerCise procedures associated with a Bernuda
styl e exercise of an equity option
</ xsd: docunent ati on>
<xsd: docunent atjon xnl : Il ang="de"> .
yp zur Definition der AuslUbungprozesse bei einer
Ber muda- Akt i enopti on.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > ) )
<xsd: ext ensi on base=" Shar edAneri canExerci se" >
<xsd: sequence> ] )
<xsd: el ement nanme="ber nudaExer ci seDat es" type="DateList">
<xsd: annot ati on>
<xsd: docunentatjon xm :lang="en"> )
List of Exercise Dates for a Bernuda option
</ xsd: docunent ati on>
<xsd: docunentation xnml :Ilang="de"> .
Li ste der Ausubungstage €i ner Bernuda- Opti on.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i i i
<xsd: el ement nanme="| at est Exer ci seTi neType" type="Ti neTypeEnunm m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> i i
The latest time of day af which the equity OPIIOH can be
exerci sed, for example the official closing tinme of the
exchange. )
</ xsd: doCunent ati on>

<xsd: docunentation xn :|lang="de"> . .
Tageszeit der |etztnogliChen Ausubun% der Aktienoption
zum Bei spi el der offizielle Borsenschl uss.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ] ] ) i )
<xsd: el ement nanme="equi t yExpi rati onTi meType" type="Ti meTypeEnuni >


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-eqd-4-2.xsd#Complex.EquityExerciseValuationSettlement

<xsd: annot ati on>
<xsd: docunentatlon xm ;| ang="en" >
The tine o ¥ at which'the e q Ftlon expires, for
exanmpl e the of icial closing tine he exchange.
</ xsd: docunent at i on>
<xsd: docupent ati on xm : | ang="de" > o
Tageszeit, zu der die Akfienoption verféallt, zum Bei spi el
def offizielle Borsenschl uss.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) ) ) )
<xsd: el enent nane="equi t yExpirationTi me" type="Busi nessCenterTi me" ni nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en"
The specific tine of day at mhlch the equity option
expires.
</ xsd: docunent a
<xsd: docunent at
Cenaue Tagesz
</ xsd: docunent a
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) ) ) )
<xsd: el enent nanme="equi tyMul ti pl eExercise" type="EquityMiltipleExercise" m nCccurs="0":
<xsd: annot ati on>
<xsd: docunent ati on xm : Il ang="en">
The Bresence of this elerent indicates that the option
e exercised on different days. It is not applicable
to Eur opean opti ons.
</ xsd: docunent at i on> Y
<xsd: document ati on xm : | ang="de
I'st di eses El ement _vor handen, kann die Option an
unt er schi edl'i chen _Tagen ausgeiibt werden.” N cht zul &ssig
bei europai schen Optionen.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</xsd:sequence>
</ xsd: ext ensi on>
</ xsd: conplebentent>
</ xsd: conpl exType>

i on>

on xm :l ang="de" >

it, an der die Aktlenoptlon verfallt.
i

t
I
e
t1on>



1.5 EquityDerivativeBase

1.5.1 Description:

A type for defining the common features of equity derivatives.

1.5.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Product)
*  The base type which all FpML products extend.

buyerPartyReference (exactly one occurrence, of the type PartyOrTradeSideReference) A reference to the
party that buys this instrument, ie. pays for this instrument and receives the rights defined by it. See 2000
ISDA definitions Article 11.1 (b). In the case of FRASs this the fixed rate payer.

sellerPartyReference (exactly one occurrence; of the tyﬁe PartyOrTradeSideReference) A reference to the
party that sells ("writes”) this instrument, i.e. that grants the rights defined by this instrument and in return
receives a payment for it. See 2000 ISDA definitions Article 11.1 (a). In the case of FRAs this is the floating
rate payer.

optionType (exactly one occurrence; of the type OptionTypeEnum) The type of option transaction.
equityEffectiveDate (zero or one occurrence; of the type xsd:date) Effective date for a forward starting option

underlyer (exactly one occurrence; of the type Underlyer) Specifies the underlying component, which can be
er:ther one or many and consists in either equity, index or convertible bond component, or a combination of
these.

notional (zero or one occurrence; of the type Money) The notional amount.

equityExercise (exactly one occurrence; of the tﬁpe EquityExerciseValuationSettlement) The parameters for
defining how the equity option can be exercised, how it Is valued and how it is settled.

¥eature (zero or one occurrence; of the type OptionFeatures) Asian, Barrier, Knock and Pass Through
eatures

fxFeature (zero or one occurrence; of the type FxFeature) Quanto, Composite, or Cross Currency FX features
strategyFeature (zero or one occurrence; of the type StrategyFeature) A equity option simple strategy feature

1.5.3 Used by:

»  Complex type: EquityDerivativeLongFormBase
*  Complex type: EquityDerivativeShortFormBase

1.5.4 Derived Types:

*  Complex type: EquityDerivativeLongFormBase
*  Complex type: EquityDerivativeShortFormBase

1.5.5 Figure:
1.5.6 Schema Fragment:

<xsd:conp|exT¥pe name="Equi t yDeri vati veBase" >
<xsd: annot ati on>
<xsd: docupent ation xnl :|ang="en"> . . )
A type for defining the comobn features of equity derivatives.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product" >
<xsd: sequence>
<xsd. group ref="BuyerSeller.nodel"/> .
<xsd: el ement nanme="opti onType" type="Opti onTypeEnuni >
<xsd: annot ati on> .
<xsd: docunent ati on xm : I ang="en">
The type of option transaction.
</ xsd: docunent at i on>
<xsd; docunentation xnl:| ang="de" >
der Optionstransaktion.
</ xsd: docunent at i on>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-eqd-4-2.xsd#Complex.EquityDerivativeLongFormBase
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-eqd-4-2.xsd#Complex.EquityDerivativeShortFormBase
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-eqd-4-2.xsd#Complex.EquityDerivativeLongFormBase
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-eqd-4-2.xsd#Complex.EquityDerivativeShortFormBase

</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="equi tyEffectiveDate" type="xsd:date" m nCccurs="0">
<xsd: annot ati on>
<xsd:; docunent ati on xnl :[ang="en"> ) )
Effective date for a forward starting option
</ xsd: docunent ati on>
<xsd; docunent ati on xnl: |l ang="de"> .
Stichtag fur ejne Forward-Starting-Option
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nanme="underlyer" type="Underlyer">
<xsd: annot ati on>
<xsd: docunent ation xnl:|ang="en"> ) )
Speci fies the underlyi ng conponent, whjch can be either
one or pany and consistS in either equity, iIndex or
convertible bond conponent, or a conbination of these.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el ement nanme="notional " type="Mney" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en">
The notional anount.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . .
<xsd: el ement nanme="equityExercise" type="EquityExerciseValuationSettlenment">
<xsd: annot ati on>
<xsd: docunentation xnl :|lang="en"> ) )
The paraneters for defining how the equity option can be
exercised, how it is valued and how it is settled.
</ xsd: docunent ati on>
<xsd: docunentation xnl:|ang="de">
Paranmeter zur Definition von Ausibung, Bewertung und
Requl i erung der Aktienoption
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: group ref="Feature. nodel" m nCccurs="Q"/> .
<xsd: el ement nanme="strat egyFeature” type="StrategyFeature" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en">
A equity option sinple strategy feature
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.6 EquityDerivativeLongFormBase

1.6.1 Description:

type for defining the common features of equity derivatives.

1.6.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type EquityDerivativeBase)
» Atype for defining the common features of equity derivatives.

dividendConditions (zero or one occurrence; of the type DividendConditions)

methodOfAdjustment (exactly one occurrence; of the type MethodOfAdjustmentEnum) Defines how
adjustments will be made to the contract should one or more of the extraordinary events occur.

extraordinaryEvents (exactly one occurrence; of the type ExtraordinaryEvents) Where the underlying is
sgares dspecmes events affecting the issuer of those shares that may require the terms of the transaction to be
adjuste

Equi'i(yFeatures (zero or one occurrence; of the type OptionFeatures) An option feature such as asian, barrier,
noc

1.6.3 Used by:

Complex type: EquityForward
*  Complex type: EquityOption

1.6.4 Derived Types:

Complex type: EquityForward
«  Complex type: EquityOption

1.6.5 Figure:
1.6.6 Schema Fragment:

<xsd: conplexType nane:"EqU|tyDerlvatlveLongFornBase">
<xsd: annot at | on>
<xsd: docunentation xnl:lang="e
type for defining t t he common features of equity derivatives.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conplebentent>
<xsd: ext ensi on base="Equi tyDeri vativeBase">
<xsd: sequence>

<xsd: el enent name="di vi dendCondi ti ons" type="Di vi dendConditi ons n1ancurs— o"/>
<xsd: el emrent nanme="net hodO Adj ust nent" t ype="Met hodOr Adj ust nent Enuni' >
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en">
Defines how adjustments Will be made to the contract
shoul d one or nore of the extraordi nary events occur

</ xsd: docunent at i on>
<xsd; docunment ati on xni: ang "de" >
Definiert die Anpassung des Kontrakts im Falle eines oder
nmehr erer auferordentlicher Erelgnisse.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="extraordi naryEvents" type="Extraordi naryEvents">
<xsd: annot at | on>
<xsd: document ati on xnl :| ang="en">
ere the underlying Is Shares, specifies events
affecting the issuef of those shares that may require the
terns of "'the transaction to be adjusted.
</ xsd: docunent at i on>
<xsd: document ati on xni : | ang="de">

st der Basiswert eine tle werden hiermt Ereignisse
angegeben, die den Emttenten der Aktie betreffen und die
el ne Anpassung der Transakti onsbedi ngungen erfordern

kdonnen.
</ xsd: docunent at i on>
</ xsd: annot ati on>
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</ xsd: el enent > . . .
<xsd: el ement nanme="equityFeat ures" type="OptionFeatures" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> )
An option feature such aS asian, barrier, knock
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.7 EquityDerivativeShortFormBase

1.7.1 Description:

A type for defining short form equity option basic features

1.7.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type EquityDerivativeBase)
» Atype for defining the common features of equity derivatives.

strike (exactly one occurrence; of the type EquityStrike)

spotPrice (zero or one occurrence; of the type xsd:decimal)
numberOfOptions (exactly one occurrence; of the type xsd:decimal)
equityPremium (exactly one occurrence; of the type EquityPremium)

1.7.3 Used by:

»  Complex type: BrokerEquityOption
*  Complex type: EquityOptionTransactionSupplement

1.7.4 Derived Types:

»  Complex type: BrokerEquityOption
*  Complex type: EquityOptionTransactionSupplement

1.7.5 Figure:
1.7.6 Schema Fragment:

<xsd: conplexType nane="Equi t yDeri vat i veShort For mBase" >
<xsd: annot at | on>
<xsd: docunent ati on xnl : | ang="en" > ) ) )
A type for defining shorf formequity option basic features
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="EquityDerivativeBase">
<xsd: sequence>
<xsd: el enent name="strike" type—"EqU|tyStr|ke"/>
<xsd: el enent name="spotPrice” type="xsd:decimal" mnCccurs="0"/>
<xsd: el enent nane="nunber & Opt i ons" type— xsd: deci mal "/ >
<xsd: el ement nanme="equi tyPrem unt type="EquityPrem uni'/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-eqd-4-2.xsd#Complex.BrokerEquityOption
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-eqd-4-2.xsd#Complex.EquityOptionTransactionSupplement
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-eqd-4-2.xsd#Complex.BrokerEquityOption
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-eqd-4-2.xsd#Complex.EquityOptionTransactionSupplement

1.8 EquityEuropeanExercise

1.8.1 Description:

A type for defining exercise procedures associated with a European style exercise of an equity option.
1.8.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Exercise)

* The abstract base class for all types which define way in which options may be exercised.

expirationDate (exactly one occurrence; of the type AdjustableOrRelativeDate) The last day within an _
exe_rcclise period for an American style option. For a European style option it is the only day within the exercise
period.

equityExpirationTimeType (exactly one occurrence; of the type TimeTypeEnum) The time of day at which
the equity option expires, for example the official closing time of the exchange.

equityExpirationTime (zero or one occurrence; of the type BusinessCenterTime) The specific time of day at
which the equity option expires.

1.8.3 Used by:

Complex type: EquityExerciseValuationSettlement

1.8.4 Derived Types:

1.8.5 Figure:
1.8.6 Schema Fragment:

<xsd:conp|exT¥pe name="Equi t yEur opeanExer ci se" >
<xsd: annot ati on>
<xsd:; docupentation xnl:lang="en"> ) )
A type for defining exerCise procedures associated with a
Eur opean styl e exercise of an equity option
</ xsd: docunent ati on>
<xsd: docunent ation xnl : |l ang="de"> S .
XKP_zur Definition der AlsiUbungsprozesse bei einer européischen
i enoption. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> -
<xsd: ext ensi on base="Exercise">
<xsd: sequence> ) . . .
<xsd: el ement nane="expirationDate" type="Adjustabl eO Rel ativeDate">
<xsd:annot ation> | Y
<xsd: docunentation xnm :lang="en"> ) )
The | ast day within an eXercise period for an Arerican
style option, For a European style option it is the only
day within the exercise period.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nanme="equityExpirationTi meType" type="Ti meTypeEnuni >
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en"> . .
The tinme of day_at whi ch™t he equity oPtlon expires, for
exanple the official closing tine of the exchange.
</ xsd: docunent at i on>
<xsd: docunent ati on xn1:|an?;"de">_ . o
Tageszelt, zu der die Akfienoption verfallt, zum Beispi el
der offizielle Borsenschl uss.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el ement > ) ) ) ) ) ) .
<xsd: el ement nane="equityExpirationTi ne" type="Busi hessCenterTi me" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xnml :lang="en"> . .
The specific tinme of day at which the equity option
expi res.
</xsg:docunEntat|on>
<xsd: docunentati on xm :|lang="de"> | . .
Cenaue Tageszeit, an der die Aktienoption verfallt.
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</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.9 EquityExerciseValuationSettlement

1.9.1 Description:
A type for defining exercise procedures for equity options.
1.9.2 Contents:

Either

equityEuropeanExercise (exactly one occurrence; of the type EquityEuropeanExercise) The parameters for
defining the expiration date and time for a European style equity option

Or

equityAmericanExercise éexactly one occurrence; of the type EquityAmericanExercise) The parameters for
defining the exercise period for an American style equity option together with the rules governing the quantity
of the underlying that can be exercised on any given exercise date.

Or

equityBermudaExercise (exactly one occurrence; of the type EquityBermudaExercise) The parameters for
defining the exercise period for an Bermuda style equity option together with the rules governing the quantity
of the underlying that can be exercised on any given exercise date.

Either
prePayment (exactly one occurrence; of the type PrePayment) Prepayment features for Forward.

equityValuation (exactly one occurrence; of the type EquityValuation) The parameters for defining when
valuation of the underlying takes place.

settlementDate (zero or one occurrence; of the type AdjustableOrRelativeDate) Date on which settlement of
option premiums will occur.

settlementCurrency (exactly one occurrence; of the type Currency) The currency in which a cash settlement
for non-deliverable forward and non-deliverable options.

settlementPriceSource (zero or one occurrence; of the type SettlementPriceSource)

settlementType (exactly one occurrence; of the type SettlementTypeEnum) How the option will be settled.
settlementMethodElectionDate (zero or one occurrence; of the type AdjustableOrRelativeDate)
settlementMethodElectingPartyReference (zero or one occurrence; of the type PartyReference)

1.9.3 Used by:
»  Complex type: EquityDerivativeBase

1.9.4 Derived Types:

1.9.5 Figure:
1.9.6 Schema Fragment:

<xsd: conpl exType name="Equi t yExerci seVal uati onSettl enment">
<xsd: annot ati on> _
<xsd; docupentation xnl:lang="en"> ) )
A type for defining exerCise procedures for equity options.
</ xsd? docunent at i on>
<xsd: docunent atijon xnm : | ang="de" > . ) )
Typ zur Definition von AlUsubungsprozessen fir Aktienoptionen
</ x5d: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: cho| ce> ) ) ) )
<xsd: el ement nane="equi t yEur opeanExer ci se" type="EquityEuropeanExerci se">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> ) ) )
The paraneters for defining the expiration date and tine
for a European_stgle equity option
</ xsd: docunent at i on
<xsd: docunentation xnl:|ang="de"> ) .
Parameter zur Definition von Verfalltag und -zeitpunkt fir
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ei ne europdi sche Aktienoption
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . . .
<xsd: el ement nane="equityAmeri canExerci se" type="EquityAnericanExercise">
<xsd: annot ati on> _
<xsd: docunentation xnl :|lang="en"> ) )
The paraneters for defining the exercise period for an
American style equity option together with the rules
governing the quantity of the underlying that can be
exercli sed on any given exercise date:
</ xsd: docunent ati on>
<xsd: docunentation xni:|ang="de"> . . .
Parameter zur Definition des Ausibungszeitrauns fir eine
aner | kani sche Aktienoption sow e di e Regeln zur Festl egung
der  an el nem bel i ebi gen AusUbungst erm n austbbaren
Basi swert - St Uckzahl
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nane="equit yBer nudaExerci se" type="EquityBermudaExerci se">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> ) )
The paraneters for defining the exercise period for an
Bermuda style equity option together wwth the rules
governin he quantity of the Underlying that can be
exercli sed on any given exercise date:
</ xsd: docunent ati on>
<xsd: docunentation xni:|ang="de"> . . .
Parameter zur Definition des Ausibungszeitrauns fiur eine
Ber nuda- Akt | enoption_sowi e di e Regel h zur Festl egung der an
ei nem bel | ebi gen Ausibungst erm n ausubbaren
Basi swert - St uckzahl
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
<xsd: choi ce>
<xsd: sequence> ) )
<xsd: el ement nanme="aut omati cExerci se" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd: docunentation xm :|ang="en"> ) )
If true then each option not previously exercised will be
deened to be exercised at the expiration tine on the
expiration date w thout service of notice unless the
buyer notifies the seller that it no | onger wi shes this
to” occur. .
</ xsd: docunent ati on>
<xsd: docunent ati on xni:|ang="de"> . .
I st dieser Wert "wahr", wird jede noch nicht ausgeibte
Option zum Verfall zei tpunkt am Verfal |l datum ohne weitere

Ankundi%un? al s, ausgeubt angesehen, sofern der .
Opti onskaufer nicht "anzei gt, dass er eine automatische
Ausubung ni cht winscht.

</ xsd: doclUnent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o .
<xsd: el ement nanme="makeWol eProvi si ons" type="MakeWol eProvi sions"” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">, )
Provi sions covering early exercise of option.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: el ement name="prePaynent" type="FPrePaynent">
<xsd: annot ati on> |
<xsd: docunent ati on xn1:|angz"en">
Prepaynment features for Forward.
</ xsd:. docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce> . . . .
<xsd: el ement nanme="equityVal uati on" type="EquityVal uation">
<xsd: annot ati on>
<xsd: docunentation xn :lang="en"> ) ]
The paraneters for defining when valuation of the underlying
t akes place. .
</ xsd: docunent ati on>
<xsd: docunentation xnl:|ang="de"> . i
Paraneter zur Definition des Bewertungszeitpunktes fir den
Basi swert . .
</ xsd: docunent at i on>



</ xsd; annot ati on>
</ xsd: el enent >

<xsd: el enent nane="settl| enent Dat e" type="Adjustabl eO Rel ati veDat e"

<xsd: annot ati on>
<xsd: docurent ati on xm : | ang

Date on which settlenent “of option prem uns will

</ xsd: docunent at i on>
<xsd: docunentation xnl:|an

=n enn >

=" de" >

Erful lungstag fur die Optionspranie.

</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el emrent >

<xsd: el ement nane="settl enent Currency" type="Currency">

<xsd: annot ati on>
<xsd: docunentatijon xn : | ang

The currency I n which a cash settlenment for

="en">

forward and’ non-deliverabl e options.

</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el emrent >

<xsd: el enent nanme="sett| enent Pri ceSour ce"
<xsd: el ement name="settl| enent Type" type="

<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang
How the option will be se
</ xsd: docunent ati on>
<xsd: docunentation xnl : | ang
rechnungsnodus der Opti
</ xsd: docungent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd. el enent name="sett| enent Me
<xsd: el enent nanme="settl enent M
</ xsd: sequence>
</ xsd: conpl exType>
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1.10 EquityForward

1.10.1 Description:

A type for defining equity forwards.

1.10.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type EquityDerivativeLongFormBase)
» type for defining the common features of equity derivatives.

forwardPrice (zero or one occurrence; of the type Money) The forward price per share, index or basket.
1.10.3 Used by:

* Element: equityForward

1.10.4 Derived Types:

1.10.5 Figure:
1.10.6 Schema Fragment:

<xsd: conpl exType name="Equit yForward">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" >
A type for defining equity forwards.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > . . .
<xsd: ext ensi on base="EquityDerivativelLongFor nBase" >
<xsd: sequence> ] )
<xsd: el enrent nanme="forwardPrice" type="Mney" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The forward price per share, index or basket.
</ xsd: docunent ati on>
</ xsd; annot at1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.11 EquityMultipleExercise

1.11.1 Description:
A type for defining the multiple exercise provisions of an American or Bermuda style equity option.
1.11.2 Contents:

integralMultipleExercise (zero or one occurrence; of the type xsd:decimal) When multiple exercise is
applicable and this element is present it specifies that the number of options that can be exercised on a given
exercise date must either be equal to the value of this element or be an integral multiple of it.

minimumNumberOfOptions (exactly one occurrence; of the type xsd:decimal) When multiple exercise is
applicable this element specifies the minimum number of options that can be exercised on a given exercise
date. If this element is not present then the minimum number is deemed to be 1.

maximumNumberOfOptions (exactly one occurrence; of the type xsd:decimal) When multiple exercise is
applicable this element specifies the maximum number of options that can be exercised on a given exercise
date. If this element is not present then the maximum number is deemed to be the same as the number of
options.

1.11.3 Used by:

*  Complex type: EquityAmericanExercise
Complex type: EquityBermudaExercise

1.11.4 Derived Types:

1.11.5 Figure:
1.11.6 Schema Fragment:

<xsd: conpl exType name="Equi tyMil ti pl eExerci se">
<xsd: annot ati on>
<xsd: docupentation xm :|ang="en"> . o
A type for defining the nultiple exercise provisions of an
Anerican or Bernuda style equity option
</ xsd: docunent ati on>
<xsd: docunentatjon xm : |l ang="de"> . . .
Typ zur Definition der Prozesse bei Mehrfachaustbung ei ner
aner i kani schen_oder ei ner Bernuda- Akti enoption
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> ) ) ) ) .
<xsd: el ement nanme="integral Mul ti pl eExerci se" type="xsd: decinal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xn :lang="en"> . .
en multiple exercise IS aRpI|cabIe and this element is

present it specifies that the nunber of options that can be

exerci sed on a given exercise date nust either be equal to

the value of thi's element or be an integral multiple of it.

</ xsd: docunent ati on>
<xsd: docunent ation xnl : Il ang="de"> .
I st Mehrfachausubung anwendbar und di eses El enent vorhanden
muss di e Anzahl der "an e|nen1bestlnnten_Ausubungsta?
ausubbar en t1onen entweder dem Wert di eses El enent's oder
ei nem ganzzahl i gen Vi el fachen davon entsprechen
</ xsd: doCunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > o ) )
<xsd: el ement nanme="ni ni nrumunber Of Opti ons" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docupentation xn :lang="en"> . o

When nultiple exercise 1S applicable this el enent specifies

t he m ni mum nunber of options that can be exercised on a

gl ven exercise date. If this element is not present then the

m ni mum nunber . i s deemed to be 1.

</ xsd: docunent ati on>
<xsd; docunent ati on xn1:|an?;"de">_ i

Bei Mehrfachausubung besti nmt dieses El enent die .

M ndest anzahl der an ei nem besti nmt en Ausubungsta? ausibbar en
tionen. Ist dieses Elenent nicht vorhanden, gilt als
ndest anzahl

</ xsd: docunent ati on>
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</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent name="maxi nunNunber O Opti ons" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docupentation xnl:Ilang="en"> . o
en multiple exercise 1S applicable this el enent specifies
t he maxi mum nunber of options that can be exercised on a
gl ven exercise date. If this element Is not present then the
na¥!nun1nunber is deened to be the sane as the nunber of
opt i ons.
</xgd:docunentat|on>
<xsd; docunent ati on xn1:|an?;"de">, . .
Bei Mehrfachausubung besfi nmt dieses El ement di e paxinmale
Anzahl der an ei nem bestimten Ausubungstag ausubbaren
Optionen. Ist dieses. El ement nicht vorhanden, gilt die Anzah
der Optionen als Maxinmal wert.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.12 EquityOption

1.12.1 Description:

A type for defining equity options.

1.12.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type EquityDerivativeLongFormBase)
» type for defining the common features of equity derivatives.

strike (zero or one occurrence; of the type EquityStrike) Defines whether it is a price or level at which the
option has been, or will be, struck.

spotPrice (zero or one occurrence; of the type xsd:decimal) The price per share, index or basket observed on
the trade or effective date.

numberOfOptions (zero or one occurrence; of the type xsd:decimal) The number of options comprised in the
option transaction.

optionEntitlement (exactly one occurrence; of the type xsd:decimal) The number of shares per option
comprised in the option transaction.

equityPremium (exactly one occurrence; of the type EquityPremium) The equity option premium payable by
the buyer to the seller.

1.12.3 Used by:
*  Element: equityOption
1.12.4 Derived Types:

1.12.5 Figure:
1.12.6 Schema Fragment:

<xsd: conplexType name="Equi t yOpti on" >
<xsd: annot at i on>
<xsd: docupent ati on_xm : | ang="en" >
A type for defining eqU| y options.
</ xsd? docunent at i on>
<xsd: docunment ation xm : RE "de" >
Typ zur Definition von tienopti onen.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplexCDntent> ) ) )
<xsd: ext ensi on base="Equi tyDeri vati veLongFor nBase" >
<xsd: sequence> i ) . .
<xsd: el ement nane="strike" type="EquityStrike" nminQccurs="0">
<xsd: annot ati on> _
<xsd; document ati on xm :1ang="en">

Defines whether it is a price or |level at which the
option has been, or will be, struck.

</ xsd: docunent at i on>

<xsd: docurment ation xni : | ang="de" >
Definiert, ob ein Preis oder Niveau als Strike-Preis fir

die Option gilt bzw. gelten wrd.
</ xsd: docunentati on>
</ xsd; annot ati on>
</ xsd: el ement > . .
<xsd: el ement nanme="spot Price" type="xsd:deciml" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ation xm :|ang="en">
The price per share, indéx or basket observed on the
trade or effective date.
</ xsd: docunentat|0n>
<xsd: docurment ati on xni : | ang="de">
Preis Je Aktie, |ndex oder Korb am Handel st ag oder
Stichtag.
</ xsd: doclnent ati on>
</ xsd; annot ati on>
</ xsd: el ement > . .
<xsd: el ement name="nunber O Opti ons" type="xsd: deci mal" m nCccurs="0">
<xsd: annot at | on>
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<xsd: docupent ati on xm : | ang="en"
The nunber of options conprlsed in the option
transacti on,
</ xsd: docunent at i on>
<xsd: docurment ation xnl : | ang="de"> .
Anzahl von Optionen der t|onstransakt|on
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="optionEntitlenment"” type="xsd: decimal">
<xsd: annot at | on>
<xsd: document ati on xnl : | ang="en"> ) ) )
The number of shares per option conprised in the option
transacti on,
</ xsd: docunent at i on>
<xsd: documrent at i on xml ;| ang="de" >
Stiickzahl Aktien Le Option der Optionstransaktion.
</ xsd: docunent at i on
</ xsd; annot at 1 on>
</ xsd: el ement > . . . .
<xsd: el enent nane="equityPrem un type="EquityPreniun >
<xsd: annot at | on>
<xsd: docupent ati on xni: | ang="en"
ThF eqU|ty option pren1un1payable by the buyer to the
se
</ xsd: docunentatlon>
<xsd: document ation xni : | ang="de" >
Vom Kaufer an den Verkau er zahl bare Aktienoptionspranie.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.13 EquityOptionTermination

1.13.1 Description:
A type for defining Equity Option Termination
1.13.2 Contents:

settlementAmountPaymentDate (exactly one occurrence; of the type AdjustableDate)
settlementAmount (exactly one occurrence; of the type Money)

1.13.3 Used by:
1.13.4 Derived Types:

1.13.5 Figure:
1.13.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Equi t yOpti onTer nm nati on">
<xsd: annot ati on>
<xsd: docupentation xnl .l ang="en"> . .
A type for defining Equify Option Termination
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> .
<xsd: el ement nane="sett| enent Anount Paynent Dat e" tyge:"AdJustableDate"/>
<xsd: el ement nanme="settl| enent Anount” type="Mney"
</ xsd: sequence>
</ xsd: conpl exType>



1.14 EquityOptionTransactionSupplement

1.14.1 Description:

A type for defining equity option transaction supplements

1.14.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type EquityDerivativeShortFormBase)
» Atype for defining short form equity option basic features

exchangeLookAlike (zero or one occurrence; of the type xsd:boolean) For a share option transaction, a flag
used to indicate whether the transaction is to be treated as an 'exchange look-alike'. This designation has
significance for how share adjustments (arising from corporate actions) will be determined for the transaction.
For an 'exchange look-alike' transaction the relevant share adjustments will follow that for a corresponding
designated contract listed on the related exchange %eferred to as Options Exchange Adjustment (ISDA
defined term), otherwise the share adjustments will be determined by the calculation agent (referred to as
Calculation Agent Adjustment (ISDA defined term)).

exchangeTradedContractNearest (zero or one occurrence; of the type xsd:boolean) For an index option
transaction, a flag used in conjuction with Futures Price Valuation (ISDA defined term) to indicate whether the
Nearest Index Contract provision is applicable. The Nearest Index Contract provision Is a rule for determining
the Exchange-traded Contract (ISDA defined term) without having to explicitly state the actual contract,
delivery month and exchange on which it is traded.

multipleExchangelndexAnnexFallback (zero or one occurrence; of the type xsd:boolean) For an index
option transaction, a flag to indicate whether a relevant Multiple Exchange Index Annex is applicable to the
transaction. This annex defines additional provisions which are applicable where an index is comprised of
component securities that are traded on multiple exchanges.

methodOfAdjustment (zero or one occurrence; of the type MethodOfAdjustmentEnum)

localJurisdiction (zero or one occurrence; of the type Country) Local Jurisdiction is a term used in the AEJ
Master Confirmation, which is used to determine local taxes, which shall mean taxes, duties, and similar
charges imposed by the taxing authority of the Local Jurisdiction If this element is not present Local
Jurisdiction is Not Applicable.

Either

optionEntitlement (exactly one occurrence; of the type xsd:decimal) The number of shares per option
comprised in the option transaction supplement.

Or

multiplier (exactly one occurrence; of the type xsd:integer) Specifies the contract multiplier that can be
associated with an index option.

1.14.3 Used by:

* Element: equityOptionTransactionSupplement

1.14.4 Derived Types:

1.14.5 Figure:
1.14.6 Schema Fragment:

<xsd: conpl exType name="Equi tyCOpti onTransacti onSuppl ement " >
<xsd: annot ati on>
<xsd: docunent ati on xm :lang="en"> ]
A type for defining equify option transaction suppl enents
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > . . .
<xsd: ext ensi on base="EquityDerivativeShort For mBase" >
<xsd: sequence> ) )
<xsd: el enent nanme="exchangelLookAl i ke" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xn :Ilang="en"> o
For a share option transaction, a flag used to indicate


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-eqd-4-2.xsd#Element.equityOptionTransactionSupplement

whet her the transaction is to be treated as an 'exchange
| ook-alike'. This desjgnation has significance for how
shar e adjustnents ariSing fromcorporate actions) wll

be determ ned for the transaction. For an 'exchange
I'ook-al'| ke' transaction the rel evant share adj ustients
will follow that for a correspondi ng desi gnated contract
l1sted on the rel ated exchan?e (referred 0o as Options
Exchange, Ad{ustnent | SDA defined tern, othermnse t he
share adjustnments will be determ ned bY he cal cul ation
gg?nt 8referred to as Cal cul ati on Agent Adjustment (1 SDA
efined ter

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="exchangeTr adedContract Nearest" type="xsd: bool ean” m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xm : 1 ang="en" >

For an | ndex option tranSaction, a flag used in .
conjuction with Futures Price Valuation (ISDA defined
term to |nd|cate whet her _t he Nearest |ndex Contract
provision |s app i cabl e. The Nearest |ndex Contract
rovision is rule for determning the Exchange-traded
ntract (ISD defrned term) wthout having to elercrtIy
state the actual contract, delivery nonth and exchange onh

which it is traded.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement name="nul ti pl eExchangel ndexAnnexFal | back" type="xsd: bool ean" m nQccurs="0"
<xsd: annot at | on>
<xsd: docupent ati on_ xni ; | ang="en" >

For an index option tranSaction, a flag to indicate
whet her a relevant Miltiple Exchange Index Annex is
applicable to the transaction. ThiS annex defines

addi ti onal provisions which are applicable where an index

i's conPrrsed of conponent securities that are traded on

mul ti pl e exchanges.

</ xsd: docunentatron>
</ xsd; annot at1 on>

</ xsd: el ement > . .
<xsd: el enent nane= "met hodOf Adj ust ment " type="Met hodOf Adj ust ment Enun’ mi nCccurs="0"/>
<xsd: el ement nanme="|ocal Juri sdi ction" type="Country” mnQCccurs="0">

<xsd: annot ati on> _
<xsd docunentation xm: Ian? en" >
Local Jurisdictionis a termused in the AEJ Master
Cbnfrrnatron which is used to deternm ne | ocal taxes
mhrch shal I nean taxes, duties, and simlar charges
nposed bY the taxing authority of the Local Jurisdiction
e

Ap }hls el enent is not present” Local Jurisdiction is Not
iC

/xsg docunentatron>

</ xsd; annot ati on>

</ xsd: el ement >
<xsd: choi ce m nCccurs="0"> ) )
<xsd: el enent nanme=' optronEntrtIenent" t ype="xsd: deci nal ">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en"> ) ) )
The nunber of shares Per option conprised in the option
transacti on suppl enent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent name="nultiplier" type="xsd:integer">
<xsd: annot ati on>
<xsd: document ation xm :1ang="en">
Specifies the contract multiplier that can be
associated with an 1 ndex option.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.15 PrePayment

1.15.1 Description:
A type for defining PrePayment.
1.15.2 Contents:

payerPartyReference (exactly one occurrence; of the type PartyOrAccountReference) A reference to the
party responsible for making the payments defined by this structure.

receiverPartyReference (exactly one occurrence; of the type PartyOrAccountReference) A reference to the
party that receives the payments corresponding to this structure.

prePayment (exactly one occurrence; of the type xsd:boolean)
prePaymentAmount (exactly one occurrence; of the type Money)
prePaymentDate (exactly one occurrence; of the type AdjustableDate)

1.15.3 Used by:
*  Complex type: EquityExerciseValuationSettlement

1.15.4 Derived Types:

1.15.5 Figure:
1.15.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Pr ePaynment " >
<xsd: annot ati on>
<xsd: docupent ation xnl .l ang="en">
A type for defining PrePaynent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd:. group ref="PayerRecei ver, nodel "/>
<xsd: el enent nane="prePaynent" type="xsd: bool ean"/ >
<xsd: el ement nane="prePaynent Anount" type="Mney"/>
<xsd: el ement nane="prePaynment Dat e" type="Adj ustabl eDate"/>
</ xsd: sequence>
</ xsd: conpl exType>
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1.16 StrategyFeature

1.16.1 Description:
A type for definining equity option simple strategy features
1.16.2 Contents:

Either

strikeSpread (exactly one occurrence; of the type StrikeSpread)

Or

calendarSpread (exactly one occurrence; of the type CalendarSpread)

1.16.3 Used by:
»  Complex type: EquityDerivativeBase

1.16.4 Derived Types:

1.16.5 Figure:
1.16.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Str at egyFeat ure" >
<xsd: annot ati on>
<xsd: docupentation xpl:lang="en"> )
A type for definining eqlity option sinple strategy features
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce> ) )
<xsd: el emrent nanme="stri keSpread" tyPe:"StrlkeSpread"/>
<xsd: el emrent nane="cal endar Spread"” t ype="Cal endar Spr ead"/ >
</ xsd: choi ce>
</ xsd: conpl exType>
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1.17 StrikeSpread

1.17.1 Description:
A type for defining a strike spread feature
1.17.2 Contents:

upperStrike (exactly one occurrence; of the type EquityStrike)
upperStrikeNumberOfOptions (exactly one occurrence; of the type xsd:decimal)

1.17.3 Used by:
Complex type: StrategyFeature

1.17.4 Derived Types:

1.17.5 Figure:
1.17.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Stri keSpread" >
<xsd: annot ati on>
<xsd:; docupent ation xnl:lang="en">
A type for defining a strike spread feature
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) ) )
<xsd: el ement nane="upper Strij ke" h%pe:"EqugtyStrlke"/>
<xsd: el ement nane="upper Stri keNunber Of Opti ons”
</ xsd: sequence>
</ xsd: conpl exType>

s" type="xsd: decimal "/ >


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-eqd-4-2.xsd#Complex.StrategyFeature

2 Global Elements



2.1 brokerEquityOption

2.1.1 Description:

A component describing a Broker View of an Equity Option.

2.1.2 Contents:

Element brokerEquityOption is defined by the complex type BrokerEquityOption
2.1.3 Used by:

2.1.4 Substituted by:

2.1.5 Figure:
2.1.6 Schema Fragment:

<xsd: el enent nanme="br oker Equi t yOpti on" type="BrokerEquityQpti on" substituti onG oup="product">
<xsd: annot ati on> .
<xsd: docunentation xpl:Ilang="en"> ) )
A conponent describing a Broker View of an Equity Option.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



2.2 equityForward

2.2.1 Description:

A component describing an Equity Forward product.

2.2.2 Contents:

Element equityForward is defined by the complex type EquityForward
2.2.3 Used by:

2.2.4 Substituted by:

2.2.5 Figure:
2.2.6 Schema Fragment:

<xsd: el enent nanme="equityForward" type="EquityForward" substitutionG oup="product">
<xsd: annot ati on> .
<xsd: docunentation xpl:Ilang="en">
A conponent describing an Equity Forward product.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



2.3 equityOption

2.3.1 Description:

A component describing an Equity Option product.

2.3.2 Contents:

Element equityOption is defined by the complex type EquityOption
2.3.3 Used by:

2.3.4 Substituted by:

2.3.5 Figure:
2.3.6 Schema Fragment:

<xsd: el enent nane="equi tyOption" type="EquityQption" substitutionG oup="product">
<xsd: annot at | on>
<xsd: docunment ation xm :1ang="en">
A conponent descri bi ng an Equity Option product.
</ xsd: docunent at i on>
<xsd: docurment ation xnl :|ang="de">
Konponent e zur Beschr ei bling ei ner Aktienoption.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >



2.4 equityOptionTransactionSupplement

2.4.1 Description:
A component describing an Equity Option Transaction Supplement.
2.4.2 Contents:

Element equityOptionTransactionSupplement is defined by the complex type
EquityOptionTransactionSupplement

2.4.3 Used by:
2.4.4 Substituted by:

2.4.5 Figure:
2.4.6 Schema Fragment:

<xsd: el ement nanme="equityOpti onTransacti onSuppl ement" type="EquityOpti onTransacti onSuppl ement"
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> . .
A conmponent describing anh Equity Option Transaction Suppl enent.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent >



3 Schema listing

<xsd: schenn targethhnespace:"http://MMMLfpn1.org/2005/FENL—4—2" el ement For nDef aul t ="qual i fi ed"
<xsd: 1 nclude SchenalLocation="fpnl -eq-shared-4-2. xsd"/
<xsd: i ncl ude_schenmaLocati on="f pni - doc- 4- 2. xsd"/ >
<xsd: conpl exType nanme="Br oker Equi t yOpti on" >

<xsd: annot ati on>
<xsd:docunentat|pn_xn1:Iang:"en"> ) )
A type for defining the broker equity options.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: conpl exCont ent > . . .
<xsd: ext ensi on base="EquityDerivativeShort For mBase" >
<xsd: sequence>
<xsd: el enent nane="del t aCrossed" type="xsd: bool ean"/ >
<xsd: el ement nane="br oker ageFee" type:"ane¥"1>
<xsd: el ement nanme="Dbr oker NOot es" type="xsd:string"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType>
<xsd: conpl exType name="Cal endar Spr ead" >
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" >
A type for defining a calendar spread feature
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . . . .
<xsd: el ement nane="expirati onDat eTwo" type="Adj ustabl eO Rel ati veDate"/>
</ xsd: sequence>
</xsd:conPIexType> ) ) )
<xsd: conp exT¥pe name="Equi t yAmer i canExer ci se" >
<xsd: annot ati on>
<xsd: docupent ation xnl :lang="en"> ) )
A type for defining exercCise procedures associated with an
Anerican style exercise of an equity option. This entity
inherits fromthe type SharedAmeri canExerci se.
</ xsd: docunent ati on>
<xsd: docunent ation xnl : |l ang="de" > S
Typ zur Definition der AlUslUbungsprozesse bei einer
amer i kani schen Aktienoption, Diese Einheit leitet sich ab vom
Typ " Shar edAneri canExerci se
</ x5d: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> _ -
<xsd: ext ensi on base="Shar edAneri canExerci se">
<xsd: sequence> ) ) ) )
<xsd: el ement nanme="| at est Exer ci seTi neType" type="Ti neTypeEnunt' m nCccurs="0">
<xsd:annot ation> Y
<xsd: docunentati on xnl: |l ang="en"> ) )
The latest time of day at which the equity option can
be exercised, for exanple the official closing tinme of
t he exchange.
</ xsd: docunent ati on>

<xsd: docunentation xnl ;| ang="de"> . .
Tageszel t der |etztnogli chen Ausibung der Aktienoption
zuim Bei spi el der offizielle Borsenschluss.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > i i i i i
<xsd: el ement nane="equityExpirati onTi mneType" type="Ti meTypeEnuni >
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> ) )
The tinme of day_at whi ch™t he equity oPtlon expires, for
exanple the official closing tine of the exchange.
</ xsd: docunent ati on>
<xsd: docunent at i on xn1:|an?;"de">, .
Tageszelt, zu der die Aktienoption verfallt, zum
Bei'spi el der offizielle Borsenschluss.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > i i i i ] i
<xsd: el ement nanme="equityExpirationTi me" type="Busi nhessCenterTinme
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> ) )
The specific time of day at which the equity option

expires. ]

</ xsd: docunent ati on>

<xsd: docunentation xnl :lang="de"> | ) .
Cenaue Tageszejt, an der "die Aktienoption verfallt.

</ xsd: docungent ati on>

m nCccurs="0">



</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) ) ) )
<xsd: el ement nane="equi tyMil ti pl eExerci se" type="EquityMiltipl eExercise" m nQccurs="(
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> | )
The Bresence_of this element indicates that the option
may be exercised on different days. It is not
appl i cabl e to European options.
</ xsd: docunent at i on>
<xsd: docunentation xm : | ang="de" > ) )
I st di eses El ement_vorhanden, kann die Option an |
unt erschi edl | chen _Tagen ausgelibt werden. N cht zul dssig
bei europai schen Optionen.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Equi t yBer mudaExer ci se" >
<xsd: annot ati on>
<xsd; docupentation xnl:lang="en"> ) )
A type for defining exercCise procedures associated with a
Bernuda styl e exercCise of an equity option
</ xsd: docunent ati on>
<xsd: docunent ation xnl : |l ang="de" > S
Typ zur Definition der Austbungprozesse bei einer
Ber nuda- Akt i enopti on.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > . .
<xsd: ext ensi on base="Shar edAneri canExerci se">
<xsd: sequence> ] )
<xsd: el enent nanme="ber nudaExer ci seDat es" type="DateList">
<xsd: annot ati on> .
<xsd: docunentatjon xnm :Iang="en"> )
List of Exercise Dates for a Bernuda option
</ xsd: docunent at i on>
<xsd: docunentation xnl:lang="de"> .
Li ste der Ausubungstage ei ner Bernuda- Option.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . ) ) .
<xsd: el ement nanme="| at est Exer ci seTi neType" type="Ti neTypeEnunm m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent at i on xn1:|an?:"en"> ) )
The latest tine of day at which the equity option can
be exercised, for exanple the official closing tinme of
t he exchange.
</ xsd: docunent ati on>

<xsd: docupentation xnm ;| ang="de"> i i
Tageszeit der |etztnoglicChen Ausubun% der Aktienoption
zum Bei spi el der offizielle Borsenschl uss.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . .
<xsd: el ement name="equityExpirationTi meType" type="Ti meTypeEnuni >
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) )
The tinme of da¥_at whi ch™the equity oPtlon expires, for
exanpl e the official closing tinme of the exchange.
</ xsd: docunent at i on>
<xsd: docunent ati on xn1:|an?;"de">, i
Tageszeit, zu der die Aktienoption verfallt, zum
Bei spi el der offizielle Borsenschl uss.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . . . .
<xsd: el ement nanme="equityExpirationTi ne" type="Busi nessCenterTi me" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> . .
The specific time of day at which the equity option
expires.
</xsg:docunentat|on>
<xsd: docunentation xnl:lang="de"> | . i
Genaue Tageszejt, an der “die Aktienoption verfallt.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . . . . . . .
<xsd: el ement nane="equityMil ti pl eExercise" type="EquityMiltipleExercise" m nQccurs="(
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">



The Bresence_of this el enent indicates tha
may be exercised on different days. It is
appl i cabl e to European options.

</ xsd: docunent ati on>
<xsd: docunent ation xnl : |l ang="de" > . .
I st di eses El enent_vorhanden, kann die Option an | |
unt erschi edl | chen _Tagen ausgelibt werden. N cht zul dssig
bei europai schen Optionen.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> ) ) )
<xsd: conp exT¥pe name="Equi tyDeri vati veBase" >
<xsd: annot ati on>
<xsd: docupent ation xnl :|ang="en"> ) ) )
A type for defining the comon features of equity derivatives.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd. group ref="BuyerSeller.nodel"/> .
<xsd: el ement nanme="opti onType" type="Opti onTypeEnuni' >
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
The type of option transaction.
</ xsd: docunent at i on>
<xsd; docunentation xnl :|ang="de" >
Art der Optionstransaktion.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="equi tyEffectiveDate" type="xsd:date" m nCccurs="0">
<xsd: annot ati on> .
<xsd:; docunent ati on xm : | ang="en"> ) )
Effective date for a forward starting option
</ xsd: docunent ati on> .
<xsd; docunent ati on xnl:lang="de"> .
Stichtag fur eine Forward-Starting-Option
</ xsd: doclUnent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="underlyer" type="Underlyer">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) ]
Speci fies the underlyi ng conponent, whjch can be either
one or pany and consistS in either equity, index or
converti ble bond conponent, or a conbination of these.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="notional" type="Mney" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm : [ ang="en">
The notional anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . .
<xsd: el ement nanme="equityExercise" type="EquityExerci seValuationSettlenment">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) )
The paranmeters for defining how the equity option can
be exercised, howit is valued and how it is settled.
</ xsd: docunent ati on>
<xsd: docunentation xnl:|ang="de">
Parapeter zur Definition von Auslbung, Bewertung und
Requl i erung der Aktienoption
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: group ref="Feature. nodel" m nOccurs="0"/> i
<xsd: el enent nane="strat egyFeature” type="StrategyFeature" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an9:"en">
A equity option sinple strategy feature
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>

t the option
not



</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
<xsd: co exType nane="Equi t yDeri vat i veLongFor nBase" >
<xsd annota I on>
<xsd: document ati on xm :1ang="en">
type for defining the common features of equity derivatives.
</ x5d: docunent at | oh>
</ xsd: annot at i on>
<xsd: conplebentent> . . .
<xsd: ext ensi on base="EquityDerivativeBase">
<xsd: sequence>
<xsd: el ement name="di vi dendCondi ti ons" ype: Di
<xsd: el ement nanme="net hodOf Adj ust nent" type="Me
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
Defines how adjustments Wi ll be nade to the contract
shoul d one or pore of the extraordinary events occur
</ xsd: docunent at i on>
<xsd; document at i on xm : Iang ="de" >
Definiert die AnEassung es Kontrakts imFalle eines
oder nehrerer erordéntlicher Ereignisse.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nane="extraordi naryEvent s" type="ExtraordinaryEvents">
<xsd: annot at | on>
<xsd: docunentatlon xm : | ang="en" >
ere the underlying is Shares, specifies events
affecting the |ssuef of those shares that may require
the terns of the transaction to be adjusted.
</ xsd: docunent at | on>
<xsd; document ati on xm : "de">
I st der Basiswert elne ti werden hiernit Ereignisse
angegeben, die den Enlttenten der Aktie betreffen und
di @ @i ne Anpassung der Transakti onsbedi ngungen
erfordern konnen.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="equityFeat ures" type="QOptionFeatures" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" > )
An option feature such as asian, barrier, knock
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: co IexT pe> ) ) )
<xsd: conp exT pe nanme="Equi t yDeri vati veShort For nBase" >
<xsd: annot at i on>
<xsd: document ati on_xm : | ang="en" > ) ) )
A type for defining shorf formequity option basic features
</ xsd? docunent at | on>
</ xsd: annot at i on>
<xsd: conplebentent> . . .
<xsd: ext ensi on base="Equi tyDerivativeBase">
<xsd: sequence>
<xsd: el enent nane="strike" ype—"EqU|tyStr|ke"/5
<xsd: el ement nanme="spotPrice xsd: deci mal " mi nCccu
<xsd: el enent nane=' nunberCICptlons type="xsd: deci pal "/ >
<xsd: el enent name="equi tyPrem uni’ type="EquityPrem uni/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT¥pe nane="Equi t yEur opeanExer ci se" >
<xsd annota i on>
<xsd: document ati on_xml : | ang="en" >
A type for defining exercise procedures associated with a
Eur opean styl e exercise of an equity option.
</ xsd: docunent at i on>

o

ndCondi ti ons" m nQccurs="0"/>
ust ment Enunt' >

3

rS:" OII/ >

<xsd docunent ation xm:la ng="de" > ) .
AKF zur F?ghnltlon der Ausubungsprozesse bei ei ner européi schen
i enop

</ xsd: docunEntatlon>
</ xsd: annot at.i on>
<xsd: conplebentent> )
<xsd: ext ensi on base="Exerci se">
<xsd: sequence>
<xsd: el enent nanme="expirationDate" type="AdjustableOr Rel ativeDate">
<xsd: annot at i on>



<xsd: docunentation xnl :lang="en"> . .
The last day within an eXercise period for_ an American
style option. For a European style option it is the
only day within the exercise period.
</ xsd® docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nane="equityExpi rationTi meType" type="Ti meTypeEnuni >
<xsd: annot ati on> .
<xsd: docunentation xnml ;| ang="en"> ) )
The tinme of day,at whi ch™the equity oFtlon expires, for
exanple the official closing tine of the exchange.
</ xsd: docunent ati on> .
<xsd: docunent ati on xni:lan?; de" >, .
Tageszelt, zu der die Aktienoption verfallt, zum
Bei'spi el der offizielle Borsenschluss.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) ) ) ) )
<xsd: el ement nane="equityExpirationTi ne" type="Busi hessCenterTi ne" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl :Ilang="en"> ) )
The specific tinme of day at which the equity option
expires.

</ xsd: docunent at i on>

<xsd: docunent ati on xm : [ ang="de"> . )
Genaue Tageszeit, an der "die Aktienoption verfallt.

</ xsd: docungent ati on>

</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> ) ) )
<xsd: conpl exType name="Equi t yExerci seVal uati onSettl enent">
<xsd: annot ati on>
<xsd: docupentation xnl :lang="en"> ) )
A type for defining exercCise procedures for equity options.
</ xsd: docunent ati on>
<xsd: docunent atjon xnl:lang="de"> i . .
Typ zur Definition von Ausibungsprozessen fir Aktienoptionen
</ x5d: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: choi ce> . . . .
<xsd: el ement nanme="equit yEur opeanExer ci se" type="EquityEuropeanExercise">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) ) )
The paraneters for defining the expiration date and tine
for a European_stgle equity option
</ xsd: docunent ati on
<xsd: docunentation xnl:|ang="de"> .
Paraneter zur Definition von Verfalltag und -zeit punkt
far eine euroPalsche Akti enoption
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . . .
<xsd: el ement nanme="equit yAmeri canExerci se" type="EquityAnericanExercise">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) )
The paranmeters for defining the exercise period for an
Aneri can stKIe eqU|t¥ option together with the rules
governing the quantity of the underlying that can be
exerci sed on any given exercise date:
</ xsd: docunent at i on>
<xsd: docunentation xnl:|ang="de"> ) . )
Paranmeter zur Definition des Auslibungszeitrauns fir eine
aner | kani sche Aktienoption sow e di e Regeln zur
Fest| egung der an ei nem bel i ebi gen Ausubungsternin
ausiubbar en Basi swert - St iickzahl
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement nanme="equit yBer nudaExerci se" type="EquityBernmudaExercise">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) )
The paranmeters for defining the exercise period for an
Ber muda style equity option together wth the rules
governin he quantity of the Underlying that can be
exerci sed on any given exercise date:
</ xsd: docunent at i on> Y
<xsd: docunentation xnl:|ang="de"> ) . )
Parameter zur Definition des Auslbungszeitrauns fir eine



Ber muda- Akt i enoption sowi e die Regeln zur Festl egung der
an ei nem bel i ebi gen Ausubungst erm n ausubbaren
Basi swert - St ickzahl

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
<xsd: choi ce>
<xsd: sequence> . .
<xsd: el ement nanme="aut omati cExerci se" type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) )
|f true then each option not previously exercjised wll
be deened to be exercised at the expiration tine on the
expiration date wthout service of hotice unless the
buyer notifies the seller that it no | onger wishes this
to” occur. i
</ xsd: docunent ati on>
<xsd; docunentation xnl:|ang="de"> ) .
| st dieser Wert "wahr", wird jede noch nicht ausgeibte
Option zum Verfall zeit punkt am Verfal | dat um ohne
weitere Ankundlgun? al s ausgeubt angesehen, sofern der
Opt 1 onskaufer nicht anzeigt, dass er eine automatische
Ausutbung ni cht winscht.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > o o )
<xsd: el emrent nane="makeWhol eProvi si ons" type="MakeWol eProvi si ons" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en">, )
Praovi sions covering early exercise of option.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: el emrent name="prePaynent" type="PrePaynent">
<xsd: annot ati on> .
<xsd: docunentati on xnl ;lang="en">
Prepaynent features for Forward
</ xsd:. docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) ) ) )
<xsd: el ement nane="equityVal uation" type="EquityVal uation">
<xsd: annot ati on>
<xsd: docunentation xm :|lang="en"> )
The paraneters for defining when val uation of the
under lyi ng takes glace.
</ xsd: dotunent at i on
<xsd: docunentation xnl:|ang="de"> ) .
Parameter zur Definition des Bewertungszeitpunktes fir den
Basi swert . .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="settl enent Dat e" type="Adjustabl eOrRel ativeDate" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl : |l ang="en" > ) )
Dat e on which settlenent "of option premiuns will occur.
</ xsd: docunent ati on> .
<xsd; docunent ati on xni:lang; de" >
Erfdl ungstag fur die Optfionspram e.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nane="settl enent Currency" type="Currency">
<xsd: annot ati on>
<xsd: docunentatjon xpl:Ilang="en"> ]
The currency in which a Cash settlenment for non-deliverable
forward and’ non-deliverabl e options.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el emrent name="sett| ement Pri ceSource" tYPez"SettlenentPrlceSource" m nCccurs="0"/>
<xsd: el ement nane="settl| enent Type" type="Settl enent TypeEnuni' >
<xsd: annot ati on>
<xsd: docunent ati on_xm ;| ang="en" >
How t he option will be settled.
</ xsd: docunent ati on>
<xsd: docunentation xnl :lang="de" >
Abr echnungsnodus der Option
</ xsd: docunent ati on>
</ xsd: annot at | on>



</ xsd: el emrent >

<xsd:. el enent nanme="sett|enent Met onDat e" type="Adj ust abl eOr Re veDat e’ m nQccut

hodE| ecti on | ati
<xsd: el ement nane="settl| enent Met hodEl ect | ngPart yRef erence” type="PartyReference" m nCccur
</ xsd: sequence>

</xsd:conPIexType> .
<xsd: conpl exType name="Equi t yForward" >
<xsd: annot ati on>
<xsd:docunentat|pn_xn1:Ian?:"en">
A type for defining equitfy forwards.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: conpl exCont ent > . . .
<xsd: ext ensi on base="EquityDerivativelLongFor nBase" >
<xsd: sequence> ] )
<xsd: el enent nanme="forwardPrice" type="Mney" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunentati on xnl :lang="en">
The forward price per share, index or basket.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) ) )
<xsd: conp exType nane="Equi t yMul ti pl eExerci se">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en"> . o
A type for defining the nultiple exercise provisions of an
Ameri can or Bermuda style equity option
</ xsd: docunent ati on>
<xsd: docunent atjon xnl : |l ang="de" > . i .
p zur Definition der Prozesse bei Mehrfachausibung einer
aneri kani schen_oder ei ner Bernuda- Akti enoption
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . . . . .
<xsd: el ement name="integral Mul tipl eExerci se" type="xsd:deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en"> . .
Wien nultiple exercise 1§ aﬁpllcable and this element is
present it specifies that the nunber of options that can be
exercli sed on a given exercise date nust either be equal to

the value of thi's elenent or be an integral multiple of it.
</ xsd: docunent at i on>

<xsd: docunent ation xnm : | ang="de"> )
I st Mehrfachaustubung anwendbar und di eses El enent
vor handen, nuss di e Anzahl der an einem bestimten
Ausiibungst ag ausibbaren Optionen entweder dem Wert di eses

El ement S odér ei nem ganzzahligen Vi el fachen davon
ent sprechen,

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o ) )
<xsd: el enent name="m ni nunNunber O Opti ons" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docupentation xnl:Ilang="en"> . o
When multiple exercise 1S applicable this el enent specifies
the m ni mum nunber of options that can be exercised on a
iven exercise date, If this elepnent is not present then
he m ni num nunber is deened to be 1
</ xsd: docunent at i on>
<xsd; docunent ati on xn1:|an?;"de">, )
Bel Mehrfachausubung bestinmt djeses El enent die
M ndest anzahl der an ei nem besti nm en Ausubungsta%
ausubbaren Optionen. |st dieses El enent nicht “vorhanden
gilt als M ndestanzahl 1.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent name="maxi nunNunber O Opti ons" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: documentati on xm : |l ang="en"> ) o
When multiple exercise 1S applicable this el enent specifies
t he maxi mum nunber of options that can be exercised on a
iven exercise date, If this elepnent is not present then

he maxi mum nunber is deened to be the sane as the nunber
of options.

</ xsd: docunent ati on>

<xsd; docunent ati on xn1:|an?;"de">, . .
Bei Mehrfachausubung besfi nmt dieses El ement di e paxinmale
Anzahl der an ei nem bestimten Ausubungstag ausubbaren
Optionen. Ist dieses Elenment nicht vorhanden, gilt die



Anzahl der Optijonen als Maximal wert.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exType nane="Equi t yOpti on" >
<xsd: annot at | on>
<xsd: document ati on_ xni : Ian? en" >
A type for defining eqU| y options.
</ xsd? docunent at | on>
<xsd: docunment ati on xm : | ang="de" >
Typ zur Definition von tienoptionen
</ xsd: docunent at i on>
</ xsd: annotat|0n>
<xsd: conpl exCont ent > . . .
<xsd: ext ensi on base— Equi t yDeri vati veLongFor nBase" >
<xsd: sequence> : ) ] )
<xsd: el enent name="strike" type="EquityStrike" nminCccurs="0">
<xsd: annot at | on>
<xsd; document ati on_xm : 1 ang="en"> i
Defines whether it is a price or level at which the
option has been, or will be, struck.
</ xsd: docunent at i on>
<xsd: docurment ation xni : | ang="de" >
Ebflnlert ob ein Prels oder N veau als Strike-Preis
fur die Option gilt bzw. gelten wrd.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="spot Price" type="xsd: decinmal" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ation xm :|ang="en">
The price per share, indéx or basket observed on the
trade or effective date.
</ xsd: docunent at i on> e
<xsd: docunment ati on xni: | an de" >
g{elﬁ je Aktie, |ndex odér Korb am Handel st ag oder
i chtag.
</ xsd: doctnent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="nunber O Opti ons" type="xsd: decimal" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en"
The nunber of options conprlsed in the option
transacti on,
</ xsd: docunent at i on> e
<xsd: docurment ation xnl : | ang="de"> .
Anzahl von Optionen der pt i onst r ansakt i on
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="optionEntitlenment"” type="xsd: decimal">
<xsd annot at i on>
<xsd: document ati on xm :1ang="en">
The number of shares per option conprised in the option
transacti on,
</ xsd: docunent at i on>
<xsd: documrent at i on xml ;| ang="de" >
Stiickzahl Aktien Le Option der Optionstransaktion.
</ xsd: docunent at i on
</ xsd; annot at 1 on>
</ xsd: el ement > . . . .
<xsd: el enent nane="equityPrem un type="EquityPreniun >
<xsd: annot at | on>
<xsd: docupent ati on xni : | ang="en"
ThFquU|ty option pren1un1payable by the buyer to the
sel | er
</ xsd: docunent at i on>
<xsd: document ation xni : | ang="de" >
Vom Kaufer an den Verkau er zahl bare
Akt i enoptionspranie.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> . . . .
<xsd: conpl exType name="Equi tyQpti onTerm nati on">
<xsd: annot at| on> _
<xsd: docunentation xnl:lang="en">



A type for defining Equity Option Termnination
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el ement nane="sett| enent Anount Paynent Dat e" tyge:"AdJustableEnte"/>
<xsd: el ement nanme="settl| enent Anount” type="Mney"
</ xsd: sequence>
</ xsd: conpl exType> ) ) )
<xsd: conpl exType name="Equi tyQpti onTransacti onSuppl ement " >
<xsd: annot ati on>
<xsd:docunentat|on,xn1:Ian?:"en"? )
Atype for defining equify option transaction suppl enments
</ xsd® docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > ) ) )
<xsd: ext ensi on base="Equi tyDeri vati veShort For nBase" >
<xsd: sequence> . .
<xsd: el ement nanme="exchangelLookAl i ke" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xn :Ilang="en"> o
For a share option transaction, a flag used to indicate
whet her the transaction is to be treafed as an
"exchange | ook-alike'. This designation has .
signi ficance for how share ad{us ments (arising from
coirporate actions) will be determned for the .
transacti on. For an 'exchange | ook-alike' transaction
the rel evant share ad{ustnents will followthat for a
correspondln? desi gnated contract |isted on the rel ated
xchange (referred’to as Options Exchange Adj ustment
| SDA defined ternm, otherw se the sharé adjustpents
I'l be determned by the calcul ati on _agent” (referred
o} ﬁf)Calculatlon Agent Adj ustnent (| SDA defi ned
er .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="exchangeTradedCont ract Nearest" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ation xnl ;| ang="en">

‘_"'_"EA('D

For an | ndex option transaction, a flag used in .

conjuction with Futures Price Valuation (ISDA defined

term) to indicate whether_the Nearest |Index Contract

provision is applicable. The Nearest |ndex Contract
rovision s a rule for determnjing the Exchange-traded
ntract (1SDA defined term) w tholt having to

explicitly state the actual contract, delivery nonth

and exchange on which it is traded.

</ xsd: docunent ati on>

</ xsd: annot ati on>
</ xsd: el enent > ) )
<xsd: el enrent nane="mul ti pl eExchangel ndexAnnexFal | back" type="xsd: bool ean" m nCccurs="
<xsd: annot ati on> .
<xsd: docunent ation xnl :lang="en"> o
For an index option tranSaction, a flag to indicate
whet her a relevant Multiple Exchange I ndex Annex 1Is
applicable to the transaction. ThiS annex defi nes
addi tional provisions which are applicable where an
i ndex is conprised of component securities that are
traded on multiple exchanges.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme=" et hodOf Adj ust nent " t
<xsd: el ement nane="|ocal Jurisdiction" ty
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
Local Jurisdictionis a termused in the AEJ Master
Confirmation, which is used to determ ne | ocal taxes,
whi ch shal | HE n taxes, duties, and sinilar charges
e
]
I

O Adj ust ment Enunt’ m nCccurs="0"/>
" mnCccurs="0">

a
i.mposed by t taxing authority of the Loca
Jurisdiction If this elepent 1S not present Loca
Jurisdiction is Not Applicable.

</ xsd: docunent ati on>
</ xsd; annot ati on>

</ xsd: el ement >

<xsd: choi ce m nCccurs="0"> . .

<xsd: el ement nane="optionEntitlement" type="xsd:decimal">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> i i
The, nunber of shares per option conprised in the
option transaction suppl enent.
</ xsd: docunent ati on>
</ xsd: annot at i on>



</ xsd: el enent > o .
<xsd: el ement name="multiplier" type="xsd:integer">
<xsd: annot at | on>
<xsd: docunentatlon xm : |l ang="en" >
Specifies the contract multiplier that can be
associ ated with an index option.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe>
<xsd: co exType name="Pr ePaynent " >
<xsd annota I on>
<xsd: document ati on xm :1ang="en">
A type for defining PrePaynent .
</ xsd? docunent at | on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: group ref =" Payer Recei ver, node
<xsd: el enent name=' prePaynent"” type— xsd bool ean” />
<xsd: e| enent name="prePaynent Anount" type="Mone
<xsd: el enent nane="prePayment Date" type="Ad] ustabl eDate"/>
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exT¥pe name="Str at egyFeat ure" >
<xsd: annot at | on>
<xsd: document ati on_xm : | ang="en" >
A type for definining eqlity option sinple strategy features
</ xsd? docunent at i on>
</ xsd: annot ati on>
<xsd: chol ce>
<xsd: el enent nane="stri keSpread" yFe—"StrlkeSpread"/>
<xsd: el enent nane="cal endar Spread"’ t ype="Cal endar Spread"/ >
</ xsd: choi ce>
</ xsd: conpl exType>
<xsd: co exT pe nane="Stri keSpread" >
<xsd annota I on>
<xsd: document ati on xm :1ang="en"
A type for defining a strike spread feature
</ xsd? docunent at | on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el enent name="upper Strike
<xsd: el ement name="upper Stri keNu
</xsd:sequence>
</ xsd: conpl exType> . . . . . .
<xsd: el enent nane="br oker Equi t yOpti on" type="Broker EquityOption" substitutionG oup="product":
<xsd: annot at | on>
<xsd: docurment ati on xni :|ang="en">
A conponent describing a Broker View of an Equity Option.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . . .
<xsd: el enent nane="equityForward" type="EquityForward" substitutionG oup="product">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
A conponent describing an Equity Forward product.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) ) )
<xsd: el ement nane="equi tyOption" type="EquityQOption" substitutionG oup="product">
<xsd: annot at | on>
<xsd: document ation xm :|ang="en">
A conponent describing an Equity Option product.
</ xsd: docunent at i on>
<xsd: docurment ation xm : | ang="de">
Konponent e zur Beschr el bling ei ner Aktienopti on.
</ xsd. docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . . . . .
<xsd: el ement nanme="equityOpti onTransacti onSuppl enent"” type="EquityOptionTransacti onSuppl ement
<xsd: annot at | on>
<xsd: docunentation xnl:Ilang="en">
A conponent describing an Equity Option Transaction Suppl ement.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: schema>

" type="EquityStrike
n%grcrcg s‘ yp xsd deci nal "/ >
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